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$dR(t)=\mu dt+\sigma dw(t)$ , $R(0)=0$ ,
$w(t)$ $\mu,$ $\sigma$




























$C$ $=$ $\frac{Ar}{1-\exp\{-rT_{b}\}}$ .
$T_{a}=\infty$ $T_{a}=0$
$Ar\leq C<A$ .























$S(0)$ $=$ $M+ \int_{0}^{\infty}e^{-r}.W(s)$
$E[S(0)]$ $=$ $M+ \frac{\mu}{r}$
$\text{ }$
$A$
$S^{L}(0)$ $=$ $M+ \int_{0}^{T_{\mathrm{n}}}e^{-r\iota}(\mu-C)ds+\int_{T_{l}}^{\infty}e^{-r}.\mu ds+\int_{0}^{\infty}e^{-r}.\sigma dw(s)$











$dV(t)=\mu dt+\sigma dw(t)$ , $V(\mathrm{O})=M$
$C$
$T_{g}$ $=$ in$\mathrm{f}\{t>0:V(t)=M+A\}$
$P[T_{\mathit{9}}<t]$ $=$ $2P^{*}[\sigma w^{*}(t)>A]$






























1 % $1+b$ (7)
$g\mathit{1}_{\frac{r-A}{M}}$ 1
$E[L(0)]$ $=$ $(1-h)E[S^{L}(0)]+(h-g)E[ \int_{0}^{T_{l}}e^{-rt}dV(t)]$
2 (i) $T_{g}<T_{a}$ (\"u) [
2




$1\mathrm{m}$ % ffif 1)
$E[L(0)/(1-g)M]$ $\geq$ $\frac{\mu/r-A}{M+A}$
(11)
$(1-h)E(S^{L}(0))+hE[ \int_{0}^{T_{l}}e^{-rt}dV(t)]\geq g(E[\int_{0}^{T_{l}}e^{-rt}W(t)]-\frac{E(S^{L}(0))-M}{1+b})$ (12)
(11) $g$ $g_{m1n}.\mathrm{F}\mathrm{t}$
$g_{m}:n=$








4$\mathrm{r}=0.1$ , $\mathrm{A}=50$ ,
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